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USDCHF (US Dollar vs Swiss Franc)

Strategy Tester: Generic A-TLP v.11.86_ENG

Strategy Tester Report

15 1&i66 (M15) 2016.10.21 21:30 - 2016.10.28 23:45 (2016.01.15 - 2016.10.31)
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S_1="<==== Basic settings ==

Max_Spread=4; Slippage=1; S_2=
Take_Profit=70; use_dyn_TP=false; TP_perc=80; min_TP=10; use_BE=false; X=7; Y=1; use_Trailing_Stop=false; Trail_Start=7; Trail_Size=5; Trail_Step=0.1; S_4="
<==== Enter Settings ====>"; S_5="<==== Enter Settings. Bollinger Bands ====>"; Channel_Period=12; period_StDev=0; Entry_Break=5; Min_Volatility=15;

="<==== Enter Settings. CCI ====>
=>"; MaxDailyRange=35; time_break=240; loss=68; S_8="<

fiad anad iaeiditiged &iNodiilic 0adioadéia)
>"; Comm="USDCHF M15 Generic A-TLP v.11.86"; MagicNumber=777777; Show_Info_Panel=true; Col_info=DarkBlue;
==== MM ====>"; Lots=0.01; Auto_Risk=0; no_Hedge=false; S_3="<==== SL, TP, BE, TRAL ====>"; Stop_Loss=70;

Generic A-TLP v.11.86_ ENG

Alpari-ECN1 (Build 1010)

; cci_Period_open=14; top_level_open=100; lower_level_open=-100; shift_open=1; S_7="<=
Close Deal Settings ====>"; Exit_Minutes=100; Time_Profit_Pips=10; Exit_Distance=2;

= Enter Settings. Other

Exit_Profit_Pips=-100; ma_period=2; Reverse_Profit=10; cci_Period_close=14; top_level_close=100; lower_level_close=-100; shift_close=1; S_9="<==== Close

Deal Settings. Roll Over Filter ====>"; rollover_start="23:59"; rollover_end="00:25"; S10="
monday_open="22:00"; monday_pause_start="0"; monday_pause_stop:

tuesday_pause_stop="22:00"; tuesday_close="23:59"; wednesday_open="00:00"; wednesday_pause_start="07; wednesday_pause_stop="0";
wednesday_close="02:00"; thursday_open="22:00"; thursday_pause_start="0"; thursday_pause_stop="0"; thursday_close="23:59"; friday_open="00:00";
friday_pause_start="02:00"; friday_pause_stop="22:00"; friday_close="23:59"; sunday_open="08:30"; sunday_pause_start="15:30"; sunday_pause_stop="17:55";

sunday_close="21:35";
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"; S11="TIME FILTER"; S12=" DayOfWeek Filter";
0"; monday_close="23:59"; tuesday_open="00:00"; tuesday_pause_start="02:00";
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1 Aasgiy Oei isags fausi Oaia S/L T/P iaseate Azeaifi
1 2016.01.15 22:00 sell 1 0.01 1.00214 0.00000 0.00000
2 2016.01.15 22:00 modify 1 0.01 1.00214 1.00914 0.99514
3 2016.01.15 22:16 close 1 0.01 1.00113 1.00914 0.99514 1.01 10001.01
4 2016.01.25 22:33 buy 2 0.01 1.01374 0.00000 0.00000
5 2016.01.25 22:33 modify 2 0.01 1.01374 1.00674 1.02074
6 2016.01.26 02:35 close 2 0.01 1.01322 1.00674 1.02074 -0.50 10000.51
7 2016.01.26 22:06 buy 3 0.01 1.01711 0.00000 0.00000
8 2016.01.26 22:06 modify 3 0.01 1.01711 1.01011 1.02411
9 2016.01.27 03:16 close 3 0.01 1.01782 1.01011 1.02411 0.71 10001.21
10 2016.02.10 00:25 sell 4 0.01 0.97386 0.00000 0.00000
11 2016.02.10 00:25 modify 4 0.01 0.97386 0.98086 0.96686
12 2016.02.10 02:34 close 4 0.01 0.97282 0.98086 0.96686 1.07 10002.28
13 2016.02.26 22:37 buy 5 0.01 0.99633 0.00000 0.00000
14 2016.02.26 22:37 modify 5 0.01 0.99633 0.98933 1.00333
15 2016.02.29 00:35 close 5 0.01 0.99733 0.98933 1.00333 1.01 10003.29
16 2016.03.03 23:53 sell 6 0.01 0.99215 0.00000 0.00000
17 2016.03.03 23:53 modify 6 0.01 0.99215 0.99915 0.98515
18 2016.03.04 02:55 close 6 0.01 0.99125 0.99915 0.98515 0.86 10004.15
19 2016.03.04 23:08 buy 7 0.01 0.99313 0.00000 0.00000
20 2016.03.04 23:08 modify 7 0.01 0.99313 0.98613 1.00013
21 2016.03.07 01:00 close 7 0.01 0.99415 0.98613 1.00013 1.04 10005.18
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